CSIAM Trans. Appl. Math. Vol. 2, No. 1, pp. 108-130
doi: 10.4208/ csiam-am.2020-0042 March 2021

Two Modified Schemes for the Primal Dual Fixed
Point Method

Ya-Nan Zhu! and Xiaoqun Zhang?*

1 School of Mathematical Sciences, Shanghai Jiao Tong University, Shanghai 200240,
China.

2 School of Mathematical Sciences, MOE-LSC, Institute of Natural Sciences,
Shanghai Jiao Tong University, Shanghai 200240, China.

Received 18 July 2020; Accepted 25 November 2020

Abstract. The primal dual fixed point (PDFP) proposed in [7] was designed to solve
convex composite optimization problems in imaging and data sciences. The algorithm
was shown to have some advantages for simplicity and flexibility for divers applica-
tions. In this paper we study two modified schemes in order to accelerate its perfor-
mance. The first one considered is an inertial variant of PDFP, namely inertial PDFP
(iPDFP) and the second one is based on a prediction correction framework proposed
in [20], namely Prediction Correction PDFP (PC-PDFP). Convergence analysis on both
algorithms are provided. Numerical experiments on sparse signal recovery and CT
image reconstruction using TV-L, model are present to demonstrate the acceleration
of the two proposed algorithms compared to the original PDFP algorithm.
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1 Introduction

We consider the optimization problem as follows:

min £(x)+(g0B)(x), (1)
x€R4

where g:IR" —RU{c0} is convex, lower semi-continuous (1.s.c) and may not be differen-

tiable, B:IR? — R™ is a linear transform, and f: R — RU{co} is also convex l.s.c. with

% Lipschitz continuous gradient. This problem is widely considered in machine learning

and signal/image processing. For instance, for linear regression f(x) = 1", (afx—b;)?
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and for binary classification f(x) =13 ,log(1+exp(—bal x)) where b; denotes the label
of the i-th sample ;. The second term (goB)(x), usually the so-called regularization term,
which can be taken as ¢(-):=||x|1, | x||5 and B=1 (I is identity). In some cases, B is cho-
sen as inverse covariance matrix for obtaining some graph guided sparsity [3]. In signal
and image processing, a classic example is total variation (TV) based image restoration
model:

min || Ax— f|3+g(Vx), (1.2)
xeR4

where A is some linear operator, for example convolution operator for image deconvo-
lution and Radon transform for CT reconstruction, V denotes the gradient operator and
g(+) is the function that ensures sparsity.

Many algorithms are proposed to solve the problem (1.1). If B=1I one of the most pop-
ular methods is the proximal gradient method (PGM) (also known as proximal forward
backward splitting (PFBS) [10]) and its acceleration variants [4,23]. The PGM proceeds
as follows:

X1 =Proxyg (e =7V £f(xx)), (1.3)

where 7 >0 is a parameter and the operator Prox,(-) is defined as

, 1
Proxvg(-)=arg;2}lg}g(y)+5||y—-||%. (1.4)

When B # I, PGM needs to handle the term Proxg.p(-) which may be as difficult as
the original problem. To overcome this difficulty, many algorithms based on augmented
Lagrangian and Fenchel duality were designed, such as the split Bregman method [16,25]
(a.k.a the alternating direction of multipliers method (ADMM) [12,19]), the primal dual
hybrid gradient method (PDHG) [14,29] (also known as Chambolle-Pock algorithm [6]),
Condat-Vu [11,27] algorithm, the fixed-point method based on proximity operator (FP2O)
[22] and the primal dual fixed point method (PDFP) [7]. In this paper we focus on PDFP
as it can maximally decouple subproblems and it was shown to be effective with parallel
implementation for many large scale imaging and data sciences problems [7-9]. The
scheme of PDFP for solving (1.1) is given as follows:

Algorithm: Primal dual fixed point method

Step 1: set x; Ele,pl €R™and y>0,A>0
Step 2: fork=1,2,---

X1 ==V f (%)
pi+1=(I—Proxy,) (Bkar% +(I—ABBT)py)
X1 = Xy 1 —ABTpriq

until the stop criterion is satisfied.
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The method PDFP only involves the forward gradient of f, matrix vector multiplica-
tion and the proximal operation of g, which is generally easy to be solved. The conver-
gence analysis of PDFP was established in [7] based on a fixed point iteration. Later its
three-block and multi-block extensions were studied in [8,9]. Recently it was extended
to a stochastic setting for solving machine learning and image reconstruction problems
in [30].

In this paper we reformulate the PDFP from the variational inequality framework and
consider two types of acceleration schemes: one is based on the inertial variants [5, 21]
and the other is from the prediction correction perspective [17,18,20]. Generally speaking,
the idea of inertial variants utilizes a set of auxiliary variables based on two consecutive
iterates of the main sequences for the acceleration. To be more specific, let (xi,px) be the
primal dual sequence of PDFP, two extra variables (zx,v;) are computed as follows:

{Zk:xk+9k(xk_xk1)/ 15)

Ok = Pk +OcM(pr—pr-1),

where M is a positive definite matrix to be defined and 0y is an inertial factor. The new
iterate (X1, pPx+1) is obtained by performing PDFP on (z,vx). In [28], a different inertial
step was applied to PDFP, which leads to a different convergence analysis. As PDFP
recovers PGM when B=I,A =1, we will show that our proposed inertial PDFP can also
reduce to the usual forms of inertial PGMs proposed in [2,4,23], while the method in [28]
does not.

The second modified scheme is based on the prediction-correction type method pro-
posed in [18, 20] to improve the performance of the original algorithm. The basic idea
is to first generate a prediction sequence (¥, ) by first performing the basic algorithm
on the current estimate (xi,px). Then in the correction step the new iterate (xyi1,Pk+1)
is updated based on a weighted combination of two directions d; (xx,&x), d2(px, Px), that
are computed based on the current optimality gap and the predefined estimate. The pro-
posed two algorithms are called inertial PDFP (iPDFP) and prediction-correction PDFP
(PC-PDFP) respectively. The convergence of the two algorithms are established. Numer-
ically, through the examples on sparse signal and CT reconstruction, we can obverse that
the two algorithms accelerate the original PDFP, both in terms of iterations number and
computation time.

The paper is organized as following: In Section 2, we present Algorithm 1: inertial
PDFP and Algorithm 2: prediction-correction PDFP. Convergence analysis is present
in Section 3 and more details can be found in Appendix. Finally, a synthetic example
for sparse signal recovery and CT reconstruction using TV-L, model are performed to
demonstrate the performance of the two algorithms and the comparisons to the original
PDFP algorithm.
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2 Algorithms

In this section we present the details of the algorithms iPDFP and PC-PDFP. We first give
some useful definitions.

Definition 2.1. The conjugate function of g(-) at v is defined by

g ()= sup {o'y—g(y)}, (2.1)
yedom(g)

where v € dom(g*(+))={v|¢" (v) <o} =V.
Definition 2.2. The following definitions are used throughout the paper:
® Omin(*), Pmax () denote the minimum and maximum eigenvalues of a given matrix.

e Define M=1—ABBT, where 0<A <3 is a constant such that M is positive definite.

(BBT)

Lemma 2.1. The saddle point problem of (1.1) is

){relg}ir;leagf() (Bx,p)—g"(p), (2.2)

where ¢*(-) is the conjugate of g. The variational inequality reformulation of (2.2) is

{( )T(VF(x*)+BTp*) >0, VxeRY, 23

(p—p*)"(s"—Bx*) 20, VpeV, st eag (p*),
where (x*,p*) €R* x V is an optimal primal-dual solution of (2.2).

Remark 2.1. If g(-) is I; norm, the conjugate g*(-) =1y () where 1y denotes the indicator
function of set V={peR™ : ||p|lins <1} and ||-|in¢ is the maximum norm. Then the second
inequality of (2.3) becomes

(p—p*)"(—Bx*)>0, VpeV. (2.4)

In the following, we denote Q=R x V, u= (x,p) €Q, u* = (x*,p*) € Q*, where Q* is
the optimal primal-dual solution set. Let

T
F(x,p)= <Vf< x)+BTp

s—Bx

), s€adg”(p). (2.5)

Then (2.3) can be rewritten as

(u—u")TF(u*) >0, YuecQ. (2.6)
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We also denote the iterates in both algorithms as uy = (xy, px) and iy = (%, fx). Now
we give a reformulation of PDFP by introducing an intermediate variable vy as

Vi1 =Xk — 7V f(x) —ABT py,
Pi+1=(I=Proxy ) (Byjs1+pk), 2.7)
X1 =Xk — YV f () = ABT prsa.

According to Moreau decomposition [10], for p € R", one has
p=r5+r7, (2.8)

where p =Prox 7¢(p) and p5 = IProx, . (%p) Then the second equality of (2.7) can be
A

rewritten as
Pi+1=(I=Proxy ) (Bys1+pi) = %PYOX%g* (%Byk+l +%Pk>~ (2.9)
Let py:= %pk, then (2.7) can be reformulated as
Ve =%~V f(x) =B p,
Pk+1 =Pr0X$g* <%Byk+l +Pk> , (2.10)

Xk4+1 = Xk —’va(xk) _'YBTPkH-

Based on this formulation, we present the inertial PDFP by using an extrapolated primal-
dual pair (zk,vx) before performing PDFP steps, similar to [21]. The algorithm is de-
scribed as follows:

Algorithm 1: Inertial Primal Dual Fixed Point Method (iPDFP)

Step 1: set x; €R?, p; € R™ and choose proper 7,A,0 < 6; < 1.
Step 2: for k=1,2,---

z = X+ Ok (xk — Xg—1)

k= P+ 0cM(pe—pr-1)

Yir1=2zk— 7V f(ze) =B px

Pri1 =Proxy. (4Byrs1+0r)

Yer1 =2k =YV f(zk) =B prnt
until the stop criterion is satisfied.
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We note that the proposed inertial step on the dual is different from the usual one, as
there is a matrix M inside, where M = I —ABBT as defined above. If B=1, A =1 iPDFP
becomes inertial PGMs [2,4,23].

The PDFP algorithm can be also formulated as an approximate proximal point al-
gorithm (APPA) [13,26]. In [17,18], a prediction correction framework was proposed
to improve the performance of APPA. Following this line, we consider such prediction

correction scheme on PDFP. In the following, we first present the framework for solving
(2.6).

e Step 1 (prediction): Derive a prediction iy € (), two directions dq (1, 1), da(ug, ilx)
and a function ¢ (uy, i) such that the following four conditions hold:

- (1) (u—ﬁk)T(dz(uk,ﬁk) —dq (uk,ﬁk)) >0, VueQ.
— (2) There exists « >0 such that

by (ot ) || < e g — e |
— (3) The function ¢(u, 1) satisfy
(1, fig) > 8| — %,

for some ¢ >0 and (p(uk,ﬁk) =0& up =1i.
— (4) For u* € )%, the following inequality holds:

(i1 —u*) T dy (ug, i) > @ (u, i) — (ug— it ) Ty (uy, iy

The condition (1), (3), (4) are used to such that the two directions dq (uy, iy ), da (1, 1)
are descent directions with respect to the distant function ||u—u*||? at point uy (see
[17, Lemmas 2.1, 2.2]). The condition (2) is further used for the convergence. Based
on the two descent directions d;,d> in step I, the following contraction method [18]
was proposed to improve the performance as a correction step.

e Step 2 (correction): The new update 1y is given by
Uy 1= Po (ux —noud (uy, iix) ), (2.11)

where P, is the projection onto the set Q, d(uy, iy ) = (1—t)dy (uy, iy ) +tda (u, iy ), for
some t € (0,1], 7 €[1,2) and the step size

(uy — g, dy (ug, iy))
[y (ug, i) |13

Now in the case of PDFP, we propose to define iy, dq (1, i), d2 (ug, iy ) and ¢ (uy, i)
as follows:

ap= (2.12)
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— The prediction 7y is generated by performing PDFP steps.
— The two directions dq (uy, iy ),d (uy, iy ) are defined as:

dy (uy, i) = f(&) =V f () — 5 (T —xx)
) < G(Pk—P~k)7 )l
where G=1M and

dz(uk,ﬁk)izF(ﬁk)=< vf(ik)+BTﬁk>, sk €9g™ (Fr)-

Sk — Bfk
— The function ¢(u, 1) is defined as

@ (ug, i) = (ug — 1) Ty (uy, iy ).

(2.13)

(2.14)

(2.15)

We will show that iy, dy (u,ilx), da(ug, i) and @(uy, i) as defined above satisfy the four
conditions in step I, thus the correction and the related convergence analysis proposed
in [18] can be applied. To be more specific, the proposed prediction-correction PDFP is

summarized as follows:

Algorithm 2: Prediction Correction Primal Dual Fixed Point Method

and let G=TM.
Step 2: For k=1,2,---
e Prediction:
Jx=x—7Vf(xx) =BT px
ﬁk:PrOX%g*(%ng‘i‘Pk)
T =x—vVf(x) —vB pir
Let iy = (%, Px)
e Compute the two directions:
d (10, ) = < Vf (%) _Zf(xk)j%(fk—xk)>
(Pe—Pr)
V(%) + B pr
Sy — BXy

do (ug, i) = < >, sk €98" (Px)

e Correction:

Xk4+1 B _
U1 = ( ) = Poy(ux—nar((1—t)dq (u, g ) +tdo (ug, k) ))
Pk+1
(ug— g, dy (g, k) )
([ (g, ) 3

until the stop criterion is satisfied.

where o) =

Step 1: Set x; €RY, p; € R™ and uy = (x1,p1). Choose 17 €[1,2), A, >0, t€[0,1].
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3 Convergence analysis

3.1 Convergence of iPDFP

The following theorem states the convergence of the sequence generated by iPDFP algo-
rithm.

Theorem 3.1. Suppose f(x) has % Lipschitz continuous gradient. Then if the parameters satisfy

o 0<A< and 0 <y <2B;

(BBT)

2c+1 +\/8c—+ 1}for c— ﬁ;v

o 0 is non-decreasing and 0 <6y < mln{

then the sequence uy = (X, px) generated by iPDFP converges to a solution u* = (x*,p*).

Before we prove this theorem, we first define a normed space for the primal dual
iterates and present some necessary lemmas.

Definition 3.1. For two vectors u1=(x1,p1), ua=(x2,p2) in H=RA+m define the inner product
as followed:

(u1,u2)2 = (x1,%2) + (p1,Rp2), (3.1)

where R = %ZM and (-,-) denote the usual inner product in Euclidean space. It can be seen that
*H is a Hilbert space and the induced norm is

lull3, = %13+ 1IpI2, (32)
where |p|[% = (p,Rp).

Lemma 3.1. [1] Let (¢x)keN, (Ok)ken and (ax)ren be the sequences in [0,+00) such that
Pri1 < Qe+ (@ —@x—1)+6k for all k>1, Yy cn Ok < 00 and there exists a real number a with
0<ar <a <1 forall k€ IN. Then the following holds:

o Y 51[@k— @r_1]4+ < oo, where [a] . =max{t,0};

e there exists ¢* €[0,00) such that limy_,c = ¢*.

Lemma 3.2. (Opial [24]) Let C be a nonempty set of H and (x,)neN be a sequence in H such
that the following two conditions hold:

e for every x € C, lim,,_, y ||, — x|| exists;
e cvery sequential weak cluster point of (x,)neN is in C.

Then the sequence (xy, )N converges weakly to a point in C.
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Lemma 3.3. Suppose X€RY and p €V satisfy
A
pP= PI'OXA (ryBx—Fp)

x=x—Vf(x)—7B'p,

(3.3)

then (X,p) € O*.
Lemma 3.4. The following inequality holds:

Y(B(xp1—x) (P —p )+E'§+1§9kE§+74’B'Bka+1—ZkH% 5 kak X135, (34)

where E§ = 5 [|xg—x* |5 — 3|21 —x*[|3.
Lemma 3.5. The following inequality holds:

—y(prr1—p")T(B(xpp1 —x")) +EETT <O EE + Hm—ﬁkﬂh, (3.5)

where Ek Hpe—pr 12— 3llpk-1—p"||%.

Lemma 3.6. Let c= ﬁzﬁ , choose 0 <y <2B,0<A< W and a nondecreasing sequence 6y

such that )
c(1—0,)"—0,(146;) >¢,
( k) k( k)— (3.6)
1—39](28,

for some € >0. Then
Y lux— g |3 <o (3.7)
k=1

The above four lemmas are essential for the proof of Theorem 3.1, for their proofs can
be found in Appendix. In the following, we present the proof for Theorem 3.1.

Proof of Theorem 3.1. The proof of Theorem 3.1 can be divided into three steps.
STEP I: By the choice of 6y, it can be verified that the condition in Eq. (3.6) in Lemma 3.6

is satisfied, thus ||ux—u;_1]|3, — 0 and

Y Ol — w113, < Y [k — g1 |5 < oo (3.8)
k=1 k=1
Let Ek:Efc—l—E’;:% \|ug—u*||2,— 3 ||ug—1—u*||3,. By adding Eq. (3.4) and Eq. (3.5), we obtain

2B 0y + 02
1p |\xk+1 z| 5+ 5 E (= x5+ pe— pretlIR)

Epo1 <OE+ 2P

-2 0, +6?
=0kEx+ 745 & | xk1 — 2k I3+ > e |7 (3.9)
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2
Let Ak:9k||uk—uk,1|\%i. Using the fact that 0 <y <28, 0<6; <1 and @ <0y, we have

9k+9]%

Ejy1 <OkEx+ 5

e — g1 ][5, < OkEx+ Ay (3.10)

According to Eq. (3.8), we can see that the second term of the right hand side of (3.10) is
summable. Let ¢;= % ||y —u* ||%{, ax =0k, y=Ax in Lemma 3.1, it follows that limy_, || 14—
u*||%, exists.

STEP II: Suppose there exists a subsequence u;, = (x;,p;,) = (X,p) =u. Since ||ux—
Up_q ||%{ —0wehave x;, —x;_, —0, pj;, —pi,_, ~0and

Zik = xik +9k(xlk - 'xl'k,l) _>7/

_ (3.11)
Ui, = Pi +9kM(pik —Pixy) 7P
For pj,+1,x;,+1, we have
931 =Bl < lpi1 =il + gy, —71 =0, 612
%311 =% < |2 40— x5, || + || x5, — %] = 0.
Thus p; 11 —P,xi;, 11— X
Then by the update of Algorithm 1, we have
Xig+1 =2, _va(zik) _7BTPZ'1<+1
— X=x—yVf(¥)—9B'p. (3.13)
Further the update of y; 11 leads to y;, 1 —%. And
A
Pi+1 ZPYOX%g* (;Byz‘kﬂ +Uz'k)
_ A
— p—Prox%g*<;Bx+p>. (3.14)
We then have
A
p=Prox, . —Bx+7),
{ P 78 (7 7) (3.15)
T=X—Vf(x)-B'p.

It follows that (X,p) is optimal by using Lemma 3.3.

STEP III: Let C=Q)* in Lemma 3.2 and combining the results in Step I and Step II, we get
the convergence of iPDFP. O
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3.2 Convergence of PC-PDFP

The following lemma verifies that the chosen iy, dq(ug,ty), da(ug,tix) and @(ug, i) in
Algorithm 2 satisfy the four conditions described above.

Lemma 3.7. Recall the definition of tiy, dy(uy,ilx), do(ug,iix) and @(uy,i). Choose 0 <y <

and 0 <A < m, then the following results hold:

° (u—ﬁk)T(d2(uk,ﬁk) —dy (u, 7)) >0, VueQ.

2 2
o ||dq (g, k) |5 <ixc||uay— g ||3, for K:max{zﬁﬁzt? ¥ —YPmin(BBT)}.
o (ilx—u*)Tdy(uy,ity) > @ (g, iig) — (ug— i) Tdy (uy, i)

o ¢(uy, i) > 6|lug—iix||5, where 5:min{ﬁ;—é’,%—'ypmax(BBT)}.
Proof. By the optimality condition of the second equation of (2.9), we have
(p_ﬁk)T<%§k+ﬁk_Pk_%ng) >0, V5€dg (pe), peV”
N (P—ﬁk)T<%§k+ﬁk—Pk—%B(xk—vvf(xk)—VBTPk)> >0
& (p=p)" (5~ BT+ G(pe—pi)) 20, (3.16)

where G = 7M. Then the update of variable x and p in prediction step can be rewritten
as

(x— %) T (Vf (%) +B P — (Vf (%) = V f (k) - % (%—x))) >0, VxeR?,

(3.17)
(p=p)" (3k =B+ G(Pr—pr)) 20, VpeV.
(1): The first argument is given as follows: recall
V(%) = V() =~ (B x0)
dl(blk,ﬁk)( ¢ A k), (3.18)
G(px—pr)
Vf(%)+B"p
d2<uk,ak>=P<ak>=< f5 ”">, 319)
sk—Bxk

then the inequality (3.17) can be rewritten as

(M—ﬁk)T(dz(Mk,ﬁk)—dl (Mk,ﬁk))zo, YueQ. (3.20)
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(2): The second argument is given by the following estimate:
- . 1 -
Hdl(uk,uk)H%:IIVf(Xk)—Vf(xk)—;(xk—xk)|I§+|\G(Pk—Pk)H§
2|V (%)—V 23”— 2. (T _ . (BBT 512
<2V &)=V 2+ g 18— xl2+ (= v0min(BBD) ) [P = Pil2

v ~
< ﬁznxk el -+ 2||xk xel3+ (3 =70min (BBT) ) llp— i3

2
+2 ;
<max {220 T i (857) b=
= | — 113 (3.21)

(3): For the third inequality: Let ¢ (uy, i) = (uy— il ) Tdy (uy, i), we then have

(i1 —u*) " da (ug, i)

= (i —u*)"F (i)

> (g —u*)"F(u)

> 0= (uy,iiy) — (ug — i) T dy (g, ig). (3.22)

(4): The final estimate is given as follows:
¢ (g, ) = (e —ity) "y (g, 1)
= (3= 30" (VAR = (30) = (7))
+(pe— )" G (pr— i)
> 80— (V7 (8) = V() 7i—)

Y _
+ (5~ vomax(BBT)) 1~ pi3

(B 7 712
> —
_mm{ ’)’ﬁ ')’pmax(BB )}Huk ukHZ
:5W%—ﬁwz (3.23)
The condition 0 <y < B yields § > 0. This completes the proof. O

Theorem 3.2. Choose 0 <y <pBand 0< A< W 1<y <2, u*=(x*p*) €O, then the
sequence generated by PC-PDFP is Féjer monotone, i.e.

" . 62 -
1t =713 < e = w12 =17 (2= ) 5 e — e |2, (3.24)

and uy converge to the optimal solution u*.
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Proof. The Féjer monotonicity follows by using Lemma 3.7 and results in [17,18]. Since u
is Féjer monotone and it is bounded, thus there exits a subsequence u;, such that u; —u.
Then it can be verified that dq (u;,,1;, ) =0, d2(u;,, ;) — F(u) and from the first condition
in Lemma 3.7, we have

(u—m)TF(@) >0, VYueQ, (3.25)

which implies % is optimal. Using the fact that
ltesr = Iz < [l =71, (3.26)

we obtain the convergence of . O

4 Numerical experiments

In this section, we consider numerical experiments on sparse signal recovery and CT
image reconstruction using TV-L, model.

4.1 Sparse signal recovery

The optimization problem is given as follows:

o1
argmin E||Ax—b||%+y|\Bx||1, 4.1)

x€R4

where A € R"*“ is a random matrix whose entries are drawn i.i.d from normal distribu-

tion and we choose 1= 1000, d =200 here. The matrix B € R(¢~1)*4 is a discrete gradient

operator whose diagonal entry are —1 and the upper diagonal entry is 1 and all the other

entries are zeros. For the ground truth vector xp, we first simulate a vector with all entries

1, then we randomly perturb 5% of its entries and the vector b is computed by b= Axp+¢

where ¢ is unit random Gaussian noise. The regularization parameter is set as y=10"%.
The settings of the comparison are given as follows:

e For PC-PDFP, we consider the direction d» in the correction step i.e. we set t =1 in
Algorithm 2 as it gives the best performance.

e The comparisons between PDFP and iPDFP are performed by fixing the step sizes vy
of the two methods, and choosing proper inertial parameters 6y for iPDFP. In Table
1, we list the parameters and the name of the methods. We note that for some cases
the inertial parameters 8 can be chosen larger than the bound obtained in Theorem
3.1 and they can lead to faster convergence.

e The parameter A is fixed as A =} (which meets the conditions in the convergence
analysis) for all the methods.
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Table 1: Summary of the parameters for PDFP and iPDFP.

Tl y=088 | y=128 | y=178
Ok
0, =0 PDFP-0.8 | PDFP-1.2 | PDFP-1.7
0x=0.5 | iPDFP-0.8 | iPDFP-1.2 —
0, =0.01 — — iPDFP-1.7
10° " " 10° : " " "
——PDFP-0.8 ——PDFP-0.8
- - IPDFP-0.8 - - IPDFP-0.8
——PDFP-1.2 ——PDFP-1.2
10°H = = IPDFP-1.2| | 10° - - IPDFP-1.2| |
——PDFP-1.7 ——PDFP-1.7
=) - - IPDFP-1.7 =) - - IPDFP-1.7]
S —e—PC-PDFP 9 —e—PC-PDFP
§ 10 5 10°
2107 2107
2 2
107 F 107° P Myl 00l o
L 50 100 150 0% 0.1 02 03 04 05
Time(s)

# of iteration

Figure 1: Relative error of function value v.s. iterations number (left) and v.s. time (right).
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——PDFP-0.8 ——PDFP-0.8

- - IPDFP-0.8 - - IPDFP-0.8

\ ——PDFP-1.2 ——PDFP-1.2

3 - - IPDFP-1.2 - - IPDFP-1.2

N\ ——PDFP-1.7 ——PDFP-1.7

W\ - ~ IPDFP-1.7 - ~ IPDFP-1.7|
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102
10°

10’

10?
# of iteration (log)

10°

Relative Error-iterate (log)
<)
v
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Figure 2: Relative error of iterate v.s. time (left) and v.s. iterations number (right).

121

e The relative error of the objective value is computed with respect to the optimal
one, which is obtained by running PDFP for 10000 step when the convergence is
observed. And the relative errors of the iterates are computed with respect to the

ground truth signal.

Figs. 1 and 2 give the relative error of both function value and iterate over iteration
number and time respectively. The observations are summarized as follows:
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e Both iPDFP and PC-PDFP accelerate the original PDFP algorithm. In particular,
with the same step size, iPDFP is faster than PDFP (see PDPF-0.8 v.s. iPDFP-0.8;
PDPF-1.2 v.s. iPDFP-1.2). Moreover, the gain is more obvious with smaller stepsize
. When the stepsize 7 is approaching the theoretical upper bound, the improve-
ment is marginal.

e It can be seen that iPDFP-1.2 is still faster than the best of PDFP algorithm: PDFP-
1.7. This implies that using small stepsize and combining with the inertial step,
iPDFP can achieve a better performance than the best of PDFP. In practice the best
convergence of PDFP usually occurs near the upper bound 2. But when the Lips-
chitz constant % is over-estimated which leads to a small stepsize, applying iPDFP

can improve the convergence speed.

e From Figs. 1 and 2, we can also see that PC-PDFP gets the best performance in terms
of iteration number among three methods but it is not as fast as iPDFP in terms of
computation time. This is due to the fact that PC-PDFP needs extra computation in
the correction step. We can also observe some oscillation near the optimal, which
may due to the adaptive step-size.

4.2 Image reconstruction

In this section we use the TV-L, model for CT image reconstruction with total variation
regularization. The model still takes a similar form:

min || Ax—f[3+v|| Vx|, (4.2)
x€R4

where x is the image to be reconstructed and its dimension is d =512 x 512. The operator
A is the X-ray transform and here we use fan beam scanning geometry [15] for which the
number of detectors is 512 and the number of viewers is 180. The measured projection
f is computed by applying A to the ground truth and adding the Gaussian noise with
variance 0.3. The transform V is the 2D discrete gradient operator and v =1 is the reg-
ularization parameter. The experiments are performed on TITAN RTX GPU with 4608
cores and the version of Matlab is 2018b.

The parameters setting is listed in Table 2 for the comparisons of PDFP and iPDFP.
Here 7* is the (numerical) upper bound for the stepsize  that ensures the convergence
of the algorithms. The parameter A is set as A =1/8 for both PDFP and iPDFP, 1/20 for
PC-PDFP. And the rest of parameters are tuned such that all the methods achieve the best
performance.

Figs. 3 and 4 show the plot of PSNRs and the objective values of different methods
over time and iterations number respectively. Some similar observations can be obtained.
In particular, both PC-PDFP and iPDFP perform better than the original PDFP. In terms
of iterations number, PC-PDFP and iPDFP with proper parameters (6, = 0.6) perform
the best; in terms of computation time, the objective values decreases faster and PSNR
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Table 2: Summary of parameters of PDFP and iPDFP.

v 1 2
Y= =37 | =37
Ok
0,=0 PDFP-B | PDFP-0.3 | PDFP-0.6
6, =0.001 | iPDFP-B — —
6,=09 — iPDFP-0.3 | iPDFP-0.6
2 ——PDFP-0.3 2 ——PDFP-0.3 ||
15 - - iPDFP-0.3 19 - - iPDFP-0.3
——PDFP-0.6 ——PDFP-0.6
- - iPDFP-0.6 - - iPDFP-0.6
—— PDFP-B —— PDFP-B
> - - iPDFP-B )
— —
() ()
c c
i L
0 2000 4000 6000 8000 10000 0 50 100 150 200
# of iterations Time(s)
Figure 3: Objective value v.s. iterations number (left) and v.s. time (right).
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Figure 4: PSNR v.s. iteration (left) and v.s. time (right).

increases faster with iPDFP than that of PC-PDEFP. Fig. 5 present the reconstructed images
of the three methods and the respective computation times. With the same image quality;,
we can see that both iPDFP and PC-PDFP converge faster and iPDFP is the fastest.
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(c) IPDFP, PSNR=40.2 (30.0 s) (d) PC-PDFP, PSNR=40.2 (78.6 5)

Figure 5: Reconstructed images and the respective computation times.

5 Conclusions

In this paper we discussed two acceleration schemes for PDFP: iPDFP and PC-PDFP.
The convergence analysis of both algorithms were established. Numerical results on
sparse signal reconstruction and CT reconstruction were present to demonstrate the per-
formance of the two algorithms. We can observe that both algorithms are faster than
PDFP and generally the energy of PC-PDFP decreases the fastest in terms of iterations
number while iPDFP with proper inertial parameter is the fastest in terms of computa-
tion time, as iPDFP needs less computation at each iteration. Both algorithms can be
potentially useful for some real applications in signal and image processing.
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Appendix

In this section we give some details of the convergence analysis of iPDFP and PC-PDFP.

Proof of Lemma 3.3. By the optimal condition in the first equation of (3.3), we have

_ A A _ .
(P—P)T<;S—;Bx)20/ s€ag”(p)

& (p—p)T(5-Bx)>0, 5€ag*(p), VpeV. (A1)

Using the second equation of (3.3), we get
Vf(x)+BTp=0. (A.2)
Recall Eq. (2.2) we get the desired result. O

Proof of Lemma 3.4. By the update formula of the primal variable x, one has

(x=xe1) T (YV f (z6) +YBT presr + X1 —2c) >0, VxeR? (A.3)
Let x =x*, then
(" =x41) T (YV f (2) + BT preyr +xi1—24) 2 0. (A4)
By the optimality condition of (1.1): V f(x*)+BTp* =0, it follows that
(¢ = x0) " (V(Vf(20) =V F(x) BT (a1 — p*) + X1 — ) 20, (A.5)

Using the definition of z; and the identity (a,b) = 1||a+b||3—3|al|5— 3 ||b||3, one gets
(" =x00) T (1 (Vf (26) = V() BT (P —p*) 241 — 26— O (X —x¢-1)) 20
* * * * 1 *
& 70" —x) (VF(2e) = V() + (B = 2611)) " (P — ) + 5 =273

1 1
— O (x* — 1) (e —x21) > 5ka+1 _X*’|%+§ka+1_ka%

* * 1 9k
& y(x —ka)T(Vf(zk)—Vf(x ))_§’|xk+l_ka%"'_Eka_xk—lH%
+ 0k (k1 —x) T (X —26—1)
> =[x —x H%—E\\xk—x H%—Gk(ink—x H%—Eka—1—x 13)

+7(B(xps1—x)) (pry1—p*)- (A.6)

NI~
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Estimate the first term of the left hand side of the last inequality of (A.6), we obtain

(x" —xe1) T (V f(26) =V (x))
= (2" =2zp) " (Vf(ze) = Vf(x")) + (2= x601) T (Vf(26) = V(7))

<—BIVf(ze) =V (x)E+BIVf(zk) = Vf(x*) ||%+$”Zk—xk+1”%
= g5 —alB (A7)
Moreover

Ok (k1 —x) T (X —2%-1)

= (21— x) (2 — k)
1 2 1 L/ 2
= =l =2lla+ S e —xil2 4 2 ve =2 l2- (A.8)
Recall EXt! = xq —x*[|3— 3 ||k —x*||5 and combine Eq. (A.6), Eq. (A.7) and Eq. (A.8),
we have

9k+9,%
2

v—2p
4B

This completes the proof. O

k=113 (A.9)

Y(B(xpp1—x*)) T (prs1—p*)+EET <O EE+ || X1 — 2k |3+

Proof of Lemma 3.5. Recall the update of py1, we have

A A «
(P_PkH)T(;SkH‘FPkH—Uk—;Bykﬂ)20/ Sk+1€98" (Pry1), VpeV. (A.10)

Let p=p*, and use the definition of vy, x;,1 and M, we then get
p=p + &

N A A
(p*—prs1)” (;5k+1+Pk+1 —Uk— ;Bykﬂ) >0

. A A
< (p —Pk+1)T(;Sk+1+Pk+1—Uk—;B(Zk—WVf(Zk)_prk) 20
& (p*—prs1) " (vsks1 = ¥Bxxs1 + R(prs1 — p) —OkR(pr—pr—1)) =0, (A.11)

where R= A’TZM .
Since g(-) is closed convex and dg(Bx*) € p*, we have Bx* € dg*(p*). Therefore the
inequality (A.11) can be rewritten as

(P —prs1) T (Y801 — 75" =B (xpp1 — ")+ R(prs1 —Px) —OcR(pr—pi—1)) =0, s*€9g*(p”).
(A12)
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By the monotonicity of dg*(-), we have
(p* = Prr1) T (=Bt = %) +R(Prr1 — pr) = kR (pr— Pr1)) 2 0. (A.13)

Using the identity (a,b) = 3|la+b||3—3||a||3—3|b||3 and a similar argument as before we
get

SIpea=p k=5 Ipe—x" IR =0 (S llpe—p" IR =5 P —p" 1)
—v(prr1—p") " (B(xg1—x%))
1 0
< 5 llperr—pelli+ 5 P =P[R0 (Pt = PR (pe—pe-1)

1 0, 1 62
< __Hpk—s-l_PkH%""EHPk_Pk—lH%z""EHPk—H_PkH%""EkHPk_Pk—lu%{

2

Hpk—pk 1% (A.14)

where the last inequality follows from (a,Rb) < §||a||% +4]/b]|%-
Recall EkJrl Pk —p A —2lpe—p*|/3, then Eq. (A.14) can be rewritten as

(") (Bl )+ BT <O B+ e pe k. (a19)
This completes the proof. O
Proof of Lemma 3.6. Let
Rk:< 0(9"_1)269"(”9") (1—§9k)R>' (A.16)
The condition (3.6) indicates
Ry>¢ < (1) 2) . (A17)

Recall Eq. (A.14), one has
EI;H—Ek—V(PkH—P*)T(B(ka—X*))
1
<—>llpxr1— PkHR+ “||pr— pr- 1HR+9k<Pk+1_sz (Pk—Pr-1))
2

1 Ok
<——HPk+1 PkHRJF—HPk—Pk 1HR+ 5 prsn — PkHRJFEHPk—Pk—lH%a
9k

Hpk+l_pk”R+9kak—Pk 1[&- (A.18)
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Recall c= 2’;—;7, combining Eq. (A.18) and Eq. (3.4), we get
c 9k+9 O
Eip1 = Ok < =5 [1es1 = 2zel3 + =l e —xi- 1Hz+THPk+1—PkHR

+ 0kl Pk — pr—1ll%

c c 9k—|—9
S(Gk_l)i||xk+1_ka%"'(Gk_gl%)iuxk_xkflug 2 £ e —xe-113
0, —1
+T’|Pk+1—PkH%z+9kHPk—Pk—1H%z- (A.19)
Let Augy 1= (Xp41— Xk, Pri1—Pr) T, then Eq. (A.19) can be rewritten as
Ei1—0kEr < (6 —1 )_HA”k+1HA+ | Au3,. (A.20)
where (« ) )
[ 0 B 1-0)c+1+0)I 0
a=( D), mm( (CwerT 0y
It can be seen that — Ry = (6y —1) A+ 6 Bx.
Let
1 * 9k * 9k
q)kZEH”k_u H%—jllum—x H%i"’EHAukH%i’k
0
= Q=0 Qi-1+ 7 [ dug - (A22)
Using the nondecreasing property of 6, we obtain
0 0
q)k+1_q)k§Ek+1_9kEk+ﬂHA”k+lH%Hl__kHAukH%k
Lo O Ay 112 9k+l A Aus 12
<(0k )—H ”k+1HA+_H ugl|, + | ”k+1HBk+1 H uklls,
1
EHAuk‘HH (Ok11—1) A+0k11Br 11
=—5 Aty [ (A.23)

Thus @y is non-increasing and

—_

5

1 . 1
5 llue—u H%{—GiHukq—u

I\J

It follows that

9k
g B <0 o B 0y Y0 < % g 3 -2

i=0

< uge—u* |3, — 9k—Huk 1—u*]5 <P <Dy

Dy
-0’

(A.24)

(A.25)
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Meanwhile sum Eq. (A.23) for k=1,--- K,

K

1
Z;E“A”k+l“%{k+l <P —Pk
i=

6
§@1+7KH”K71—M*H%¢

<%Hu —u*|)3 + 2 e (A.26)
= > lito HT g To1 .
According to the condition
Ry > Fo (A.27)
e , .
="\o R
we get
ZH”k w5 = Zka -1 13+ | pr—pr-allR < oo (A.28)
This completes the proof. O
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